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INET - - -
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7. JEEMUERI R RERERERRE (8
CR6: 4 & M BB SR FHE TSR ERRE —IRB 5HRZA (8D
(a) ZH¢ IRBETREIE ()

R 2023&E 12 31 H

(a) (b) (© (d) (e) ® (9) (h) (i) () (K) ()
XWIEE | K CCF EAEREER
AfEERN| STEEA N s
fElx | BEARER CCF 3B BB SEEIE | R | BB

PD &8 A | JNEBRARYE | S5 CCF PJHY EAD | 5 PD ABH | B9 LGD BB B | BERE EL e

b2 it iy iy i i

% BHET BHET % BHET % % i BHET % BHET BHET
A (iv) 0.00 #<0.15 6,597 3,724 8 7,631 0.10 258 43 2.50 1,880 25 3
;'Jii F/1v 0.15 < 0.25 1,216 2,429 15 7,261 0.22 167 41 2.50 2,516 35 7
el 0.25 < 0.50 1,741 7,056 39 11,761 0.39 271 42 2.50 5,672 48 19
0.50 £<0.75 14,893 7,529 5 16,678 0.58 332 42 2.50 9,856 59 41
0.75 £<2.50 41,022 11,509 11 32,876 1.31 707 42 2.50 25,816 79 181
2.50 %< 10.00 13,301 5,842 14 9,316 3.33 201 41 2.50 9,073 97 126
10.00 %< 100.00 477 80 10 482 13.53 24 38 2.50 723 150 25
100.00 (%) 222 13 - 222| 100.00 14 42 2.50 208 94 117

/gt 79,469 38,182 15 86,227 1.38 2,064 42 2.50 55,744 65 519 795
4HAEV) 0.00 £<0.15 - - - - - - - - - - -
—EE & 0.15 < 0.25 ] . . - - - ] ] ] ] -
ﬁﬁﬁ%ﬁ? 0.25 £< 0.50 - - - 8 8 8 - - - - -
éi@éz it 050 :<0.75 ] ] ] R . R ] ] ] ; ;
IRB =& 0.75 %< 2.50 - - - - - - - - - - -
2.50 F< 10.00 - - - - B B B, - - _ _
10.00 Z< 100.00 - - - - , , } . . - .
100.00 (&%) - - - N N N ] ] ] ] _

INEt . . . . . i _ _ - - j j
&HA (Vi) 0.00 £<0.15 309,422 190,975 27 526,261 0.10 486 45 2.50| 159,185 30 243
— A —HAt {0.15 %< 0.25 62,006 36,775 26 153,405 0.22 215 44 250| 71,129 46 150
é%iﬁj\ 0.25 £<0.50 86,534 46,316 37 125,865 0.39 267 45 2.50 78,358 62 219
5 © |0.50%<0.75 302,297 107,923 12 152,964 0.57 455 45 2.50| 113,499 74 388
0.75 £<2.50 225,166 92,679 15 154,409 1.34 777 40 2.50| 136,218 88 781
2.50 %< 10.00 50,225 21,693 12 34,057 3.58 218 43 2.50 44,230 130 519
10.00 %< 100.00 7,125 2,801 7 3,563 13.76 27 40 2.50 7,240 203 195
100.00 (ZEE) 17,578 3 - 17,469| 100.00 64 45 2.50 18,561 106 10,608

/N 1,060,353 499,165 23 1,167,993 2.01 2,509 44 2.50| 628,420 54 13,103 18,281
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R 2023&E 12 31 H

(a) (b) (O] (d) (e) (U] (9) (h) [0) () (k) ()
REIERE | R CCF [ s A3
AfERA | SARERY BB
aEby | BEAER CCFal&E RYERE SEESEIEA | ERDORE | RERnRE
PD 4k A | SNERRARYE | 9 CCF AHY EAD | 5 PD ABE | ¥39LGD AR BE| BEEE EL L
pz:343 S s b2 i T
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4H & (vii) 0.00 £<0.15 - - B ) _ .
—H i — 0.15 %< 0.25
PDILGD &% [ 55 %< 0.50
A 0.50 < 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (i&#)
it
4H A (viii) 0.00 £<0.15
—ZE 5K [015%<0.25
FSEEAEE 025 5< 050
It 0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 ;&%)
At
&H A (ix) 0.00 £< 0.15
—ZE—ET 0.15%<0.25
%{g@%ﬁf 0.25 %< 0.50
B sy 050 E<0.75
repy A EIy | 075 £<250
) 2.50 %< 10.00
10.00 %< 100.00
100.00 ;&%)
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0.00 £<0.15

HEJT

HEL

HET
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HETL
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0.15 £<0.25
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0.50 £<0.75

0.75 £< 2.50

2.50 £<10.00

10.00 £< 100.00

100.00 (##&E )

et

&HA ()

— HCAEHE A
HIZEE R
&

0.00 £<0.15

0.15 £<0.25

0.25 £<0.50

0.50 £<0.75

0.75 £< 2.50

2.50 £<10.00

10.00 £< 100.00

100.00 (&%)

/NET

85t (FrEdEaZ D

1,529,284

576,274

22

1,657,900

151

4,955

44

2.50

806,152
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B

B
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%

%

F
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HETT

HE)
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0.00 £<0.15

HEJT

HEL

HET

HETL

HETT

0.15 £<0.25

0.25 %< 0.50

0.50 £<0.75

0.75 £< 2.50

2.50 £<10.00

10.00 £< 100.00

100.00 (##&E )

et

A ()
—#YT

0.00 £<0.15

0.15 £<0.25

0.25 £<0.50

0.50 £<0.75

0.75 £< 2.50

2.50 £<10.00

10.00 £< 100.00

100.00 (&%)

/NET
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0.00 £<0.15
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PD 4k A | SNERRARYE | 9 CCF WHY EAD | 3 PD ABE | ¥39LGD AR BE| BEERE EL L
pz:343 S s b2 i T
% HET|  ES&R % T % % A= w| EET| EER
A (iv) 0.00 £< 0.15 - ) B ) _
—/EE -1 |0.15%<0.25
RUEE 0.25 %< 0.50
0.50 &< 0.75
0.75 %< 2.50
2.50 &< 10.00
10.00 %< 100.00
100.00 (i&#)
Nt
4HAEV) 0.00 £<0.15
— A=K 0.15%<0.25
BIMERSEIIE g 25 %< 0.50
éi@éz it 050 :<0.75
IRB e [0-75 < 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 ;&%)
At
&HA (Vi) 0.00 £< 0.15
— A —HAt {0.15 %< 0.25
(CEEEMA 025 %< 050
;;ygq&xg 0.50 £< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 Z< 100.00
100.00 ;&%)
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7. JEEMUERI R RERERERRE (8
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(b) ZE IRBEEA (&)

R 2023&E 12 31 H

(a) (b) (© (d) (e) ® (9) (h) (i) () (K) ()
XWIEE | K CCF EAREER
AfEERN| STEEA Vs
fElx | BEARER CCF3tRAE BB SEEIE | R | BB

PD &8 A | JNEBRARYE | S5 CCF PRy EAD | 55 PD ABH | B9 LGD BB B | BERE EL e

b2 it bty iy il i

% HET BHET % HET % % i BHET % BHET BHET
4H & (vii) 0.00 £<0.15 - - - - - - ] _ _ .
— B~ 0.15 %< 0.25 ] ] ] - - - - - - -
PDILGD &5 025 %< 050 ] i i i ] - ] ] ] i
A 0.50 %< 0.75 ] ] ] ] ] } ] ; ; )
0.75 %< 2.50 . - - - - - . . . B
2.50 %< 10.00 . - . - R } i . . -
10.00 < 100.00 . - - - - - i . . _
100.00 (&%) - - - - i - . . j B

/gt . - - - - - - - . - -
&H & (viii) 0.00 £<0.15 6,247 54,192 - 34,611 0.10| 686,696 90 1,918 6 32
CEE-EH 1015%<0.25 1,494 27,577 - 22550|  0.23| 642,803 89 2,439 11 47
féggf;;fzg 0.25 %< 0.50 573 13,819 - 11539 0.33] 389552 89 1,651 14 34
- 0.50 #<0.75 1,128 2,978 - 3,329 0.57| 89,809 93 758 23 18
0.75 £< 2.50 855 1,427 - 2,166 1.28| 53,427 95 935 43 26
2.50 F< 10.00 1,297 1,333 - 2,171 5.53| 40,582 94 2,608 120 113
10.00 Z< 100.00 467 214 - 629 19.02 14,415 95 1,393 222 112
100.00 () 59 121 - 153| 100.00 3,552 88 1,089 713 51

/Nt 12,120 101,661 - 77,148 0.73| 1,920,836 90 12,791 17 433 202
&H A (ix) 0.00 #<0.15 108,062 - 100 108,062 0.11 55,368 12 16,212 15 14
CEEEE 015 %<0.25 45,965 2 100 45,967 0.22| 14,823 11 6,917 15 11
%{g?jﬁgﬁg 0.25 %< 0.50 55,699 - - 55,699 0.39 16,021 12 8,536 15 25
e )\g ﬁ%l 0.50 £< 0.75 83,203 - 100 83,203 0.56 26,835 17 15,153 18 78
sesn gt (075 <250 138,668 - - 138,668 1.20| 36,558 19 37,667 27 315
) 2.50 %< 10.00 1,657 - - 1,657 5.01 662 13 673 41 1
10.00 %< 100.00 1,913 - - 1,913| 23.88 749 15 1,587 83 69
100.00 (ZEE) 257 - - 257| 100.00 153 13 346 135 7

/N 435,424 2 100 435,426 0.77| 151,169 15 87,091 20 530 1,066
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(b) ZE IRBEEA (&)

R 2023&E 12 31 H

(a) (b) (© (d) (e) ® (9) (h) (i) () (K) ()
XWIEE | K CCF EAREER
AfEERN| STEEA Vs
fElx | BEARER CCF3tRAE BB SEEIE | R | BB

PD &8 A | JNEBRARYE | S5 CCF PRy EAD | 55 PD ABH | B9 LGD BB B | BERE EL e

b2 it bty iy il i

% HET BHET % HET % % i BHET % BHET BHET
HEX) 0.00 #<0.15 761 1,485 34 1,267 0.08 1,040 13 33 3 -
%?ﬁi;ﬁ% 0.15 £<0.25 265 129 35 310 0.22 187 11 15 5 -
;%}g: BB [0.25 %< 0.50 349 190 40 425 0.39 231 11 30 7 -
= 0.50 < 0.75 392 261 35 485 0.59 290 12 46 9 -
0.75 < 2.50 857 275 32 945 1.34 583 12 129 14 2
2.50 %< 10.00 181 11 63 188 3.75 139 16 43 23 1
10.00 %< 100.00 22 - 99 22| 28.28 14 33 18 80 2
100.00 (iE%F) 33 1 110 34| 100.00 40 50 66 196 19

/gt 2,860 2,352 35 3,676 1.80 2,524 13 380 10 24 23
4HE () 0.00 < 0.15 22,618 15,112 - 36,207 0.07 6,425 16 1,130 3 4
*%ﬁﬂ%ﬂ/\ 0.15 %< 0.25 4,019 86 - 4,093 0.22 4,894 12 221 5 1
HIEERIRR [0 25 < 0.50 30,851 49 ] 30,877 035 13,301 12 2,148 7 13
" 0.50 #<0.75 18,702 86 - 18,770 0.59 8,307 13 1,930 10 15
0.75 %< 2.50 33,240 27,177 - 35,331 1.14 13,152 18 6,854 19 85
2.50 %< 10.00 1,018 13 - 1,026 3.89 540 23 337 33 9
10.00 %< 100.00 610 - - 610| 17.28 4,603 18 234 38 23
100.00 (%) 116 - - 116| 100.00 777 47 508 437 15

/Nt 111,174 42,523 - 127,030 0.72 51,999 15 13,362 11 165 177

gt (FrAdaZRD 561,578 146,538 1 643,280 0.76 | 2,126,528 24 113,624 18 1,152 1,468
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7. JERSMUER R RENERHER (8)
CR7: £ AFE IS AITAE LR S4IE Rl FTBE(S AR e R I BRI & — IRB 515

=
2023412531 H
@ (b)
FiERrfTETR
FHEAENAY R =3l
IIFERER SRR
B EHET AEHET
1 | EE-EESEEREEA TEMIEES CEERE) 2,192 2,192
2 | EE-EESEEAGEA TEMEE (W5EE) - -
3 | EE - EE R EDA TR S (RS ) -
4 | VEE-EEEERREDE TSP S (BULSHE ) -
5 |VEE-HPEEES (SREEREnE) - -
6 | EE-—f/NEE 55,744 55,744
7 |EE-HAEE 628,420 628,420
8 |BEJEE -
9 | BETEERIEA M BT -
10 | ZEREET - -
11 | SRATRBEARYS — $R1T 121,812 121,812
12 | SIS — S8R5 176 176
13 | SRATHEBURIE — AEBEM CREEBE AR E L) - -
14 | ZBE—/NEEZERBRE 380 380
15 | ZE - RETFEANFEEES 86,764 86,764
16 | TE - REFFRYEEER A TSRS 327 327
17 | ZE - SEREEATEREEE (QRRE) 12,791 12,791
18 | TE — HMEHE AN S & EbEE 13,362 13,362
19 | KEHE — SRR EE (REEEERREETTR) T OB RE RS R - -
20 | % - TIBERERT UL (NEHETE) THURRE RS R s -
21 | [t —PDILGD STEVE MRCREE SRS (FFAERHHEN A ARES
FRERE B RS ) -
22 | [t —PDILGD STEVE MRS REE RS RYE (FrAERHHSENRARA
PR RS ) B}
23 | B%iE —PD/LGD 3T8EUA T HURRRE RS RdE (oAt 5 S = R e e b
#) B}
24 | K%HE—PD/LGD 31EUA T AR BB RS AR RIE) -
25 | Bt — B BB AR REE M BARY R R R (RS T E K
%) B}
26 | HAth—3RBIHH - -
27 | Hth—HMIEE 65,017 65,017
28 |#Et (E& IRBHEVET) 986,985 986,985

AEEHEREMEAERTETRESOERMEHRREETR -
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7. JERSMUER R RENERHER (8)
CR8:7£ IRB 5574 T 5 R R i BB I B BR

@)

BEEHET
1 [} 20234F 9 H 30 HEIIHEEE 998,844
2 | EEAMIE (6,443)
3 | EEER (7,884)
4 | EEH -
5 | ARECR
6 |WBEREER }
7 | SNEEE) 2,468
8 | Hith _
9 [#20234 12 H 31 HEABIIREEE 986,985
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7. JEESMUEA R RENEHER (8)
CRO: fZ{E A S HYE R BRI E MM —IRB 5HHA
(a) B¢ IRB SHEIE

R 202312 H31H
() (b) (© (d) (e) ® (9) (h) (i)
REEFAEE o 4R
SRR EE HREBRBA SERRERE FHRE PR
PD Hi& (FEEEE) JIREYEg PD | Bl PD E4 E8R BHEA EEBEBA EEEER
He % % % %
AT 0.00 £<0.15 AAA ZE BBB+ 0.05 0.07 274 263 - -
0.15 £<0.25 BBB+Z% BBB 0.22 0.22 65 56
0.25 %< 0.50 BBB % BB+ 0.39 0.39 27 41
0.50 £< 0.75 BB+ 0.55 0.59 29 31
0.75 < 2.50 BB+% B+ 1.28 1.23 24 24
2.50 < 10.00 B+% B- 4.58 4.19 12 14
10.00 %< 100.00 B-£C 18.00 18.00 1 2
S [E — dhy\EIEE] | 0.00 < 0.15 AAA % BBB+ 0.10 0.11 323 294
0.15%<0.25 BBB+Z% BBB 0.22 0.22 217 189
0.25 < 0.50 BBB % BB+ 0.39 0.39 295 283
0.50 £<0.75 BB+ 0.61 0.59 414 384 -
0.75 < 2.50 BB+% B+ 1.33 1.39 810 826 6
2.50 %< 10.00 B+% B- 4.42 3.95 315 347 3
10.00 %< 100.00 B-£C 16.33 13.48 43 26 3
JEE — HAh (435 0.00 < 0.15 AAA ZF BBB+ 0.10 0.10 595 497 -
AL EIREUR T | 0.15 £<0.25 BBB+% BBB 0.22 0.22 226 210
ED 0.25 %< 0.50 BBB % BB+ 0.39 0.39 244 290
0.50 £<0.75 BB+ 0.56 0.60 558 581
0.75 < 2.50 BB+Z% B+ 1.23 1.31 1,016 1,083
2.50 %< 10.00 B+% B- 3.67 4.01 322 322
10.00 %< 100.00 B-£C 14.84 14.30 38 47 10
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7. JEESMUEA R RENEHER (8)
CRO: f#EAIE S HYE R SR E M —IRB 5tH7ZA (8)

(b) =& IRB T HEA

#H 2023412 31 H

() (b) (© (d) (e) ® (9) (h) (i)
REEBEAHHE Hi R
SRR EE HREBRBA FERERERE FHRE PR
PD Hi& (FEEEE) JIREYEg PD | Bl PD E4 E8R BHEA EEBEBA EEEER
He % % % %
T — SEMRIERS|0.00 £<0.15 0.10 0.10 488,918 510,233 754 7 0.10
AZEEEKE | 0.15 £<0.25 0.21 0.24 452,428 434,944 823 7 0.10
0.25 £<0.50 0.29 0.32 392,848 375,099 672 16 0.10
0.50 £< 0.75 0.48 0.57 76,000 82,489 338 11 0.29
0.75 < 2.50 0.86 1.25 52,496 50,455 555 38 0.67
2.50 %< 10.00 4.52 5.53 39,508 38,766 991 5 2.30
10.00 %< 100.00 13.97 22.86 13,090 14,637 1,141 2 7.80
T — FEiEfeE | 0.00 £<0.15 0.11 0.09 47,396 41,596 5 3 0.01
FRdE (BB | 0.15 £<0.25 0.21 0.22 15,530 13,548 1 - 0.01
TEAKFHIFEZ | 0.25 %< 0.50 0.33 0.38 22,116 19,921 5 - 0.02
RAFEIIESS) (050 %< 0.75 0.52 0.58 27,324 30,350 6 - 0.01
0.75 £< 2.50 0.91 1.03 29,511 43,124 9 - 0.03
2.50 %< 10.00 3.59 4.95 826 860 6 - 0.73
10.00 < 100.00 18.74 22.00 615 1,182 19 - 3.61
Tt — /NI | 0.00 £< 0.15 0.08 0.08 1,206 1,041 1 - 0.02
B R 0.15%<0.25 0.22 0.22 227 187 - - 0.22
0.25 £<0.50 0.39 0.39 254 231 3 - 0.30
0.50 £<0.75 0.59 0.60 394 300 1 - 0.29
0.75 < 2.50 1.39 1.27 623 596 8 - 0.93
2.50 %< 10.00 3.40 3.75 139 140 7 3 2.34
10.00 %< 100.00 19.70 22.14 19 14 3 - 32.14
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PD #iE (EELHE) JEEg PD | BHiTEYSEg PD 47 FE BHEA RESEBA EEERER

He % % % %
FAHEABZEE | 0.00 £<0.15 0.02 0.08 2,004 3,182 12 0.29
e A 0.15 %< 0.25 0.17 0.22 4,756 4,483 18 0.14
0.25 £<0.50 0.27 0.36 13,520 12,366 10 0.03
0.50 < 0.75 0.40 0.59 7,502 7,675 11 - 0.08
0.75 &< 2.50 0.70 1.21 15,427 16,231 194 137 0.55
2.50 %< 10.00 2.84 4.81 586 556 155 69 11.31
10.00 Z< 100.00 13.12 25.89 829 4,619 213 18 25.58
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